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- SET50 Index Futures
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S50U17C950 39.90 -1.60 29.00 593 43.69 -3.79 989.90 0.00 0.00% 22.84
=
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v I SECTOR OUTLOOK

Transportation & Logistics
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I Top Most Active
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Momentum Trading
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Swing Trading
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SIRI : SIRI24C1708A
SANSIRI PUBLIC COMPANY LIMITED daily s tlujsﬂfu llu—)ﬁl—]u
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Name SIRI24C1708A Expire Date(Maturity Date) 29-Aug-2017
Underlying SIRI Last Trading Date 23-Aug-2017
Type Call Listing Date 23-Jun-2016
Strike 1.964 Conversion Ratio 0.39456
TimeDecay Per Day -0.49% Effective Gearing 6.94
Delta 75.53% Implied Volatility 40.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

m PClose %Change Support Resistance Trend (1 Week) Technical View
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3 AOT 49.75 5.29 49.25/48.50 50/50.50 Uptrend Tamugunmsduudaunss

4 ECL 4.04 4.66 4/3.90 4.10/4.16 Uptrend Fuvin All time high
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5 TOP MAINBROAD LOSER

m PClose %Change Support Resistance Trend (1 Week) Technical View
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g® COMMODITY MARKET
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- USD Futures
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical

. Vol. Days to Div. Fund . Premium
Series Settle Change Change Ol Change d X Basis .
Contracts Delivery Theoretical  Lower Upper Yield Rate Discount
S50N17 993 -2.10 8 8 104 0 21 994.10 993.67 997.24 0.79% 0.015 -0.69 -1.10
S50Q17 991.5 -2.00 0 0 3 0 54 995.22 994.12 1003.30 0.46% 0.015 -2.19 -3.72
S50U17 988.3 -2.70 92056 52738 281385 6765 84 995.22 993.51  1007.80 0.83% 0.015 -5.39 -6.92
S50217 990.1 -2.00 10069 6335 19356 4091 174 993.64 990.09 1019.70 1.51% 0.015 -3.59 -3.54
S50H18 986.4 -1.80 353 74 2647 131 266 992.60 987.17 1032.43 1.65% 0.015 -7.29 -6.20
S50M18 980.3 -2.10 193 134 733 122 356 979.54 972.27 1032.85 2.96% 0.015 -13.39 0.76
Gold Futures
Theoretical -
Series Settle Change C Vto > ¢ Change ol Change DD al).(s to PI;(.eml.umt/ Risk Free Rate
ontracts €lVerY  Theoretical Lower Upper tscoun
GFQ17 19,880 80 196 -11 2,454 -30 54 19,817 19,795 19,977 63.49 1.50%
GFV17 19,920 60 20 -65 585 -72 115 19,866 19,819 20,209 53.92 1.50%
GFz17 19,980 80 7 -54 69 -29 174 19,914 19,843 20,432 65.98 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDN17 34.09 0.09 21 34.12 0.03
uSDQ17 34.05 0.05 54 34.21 -0.01
UsSbDuU17 34.06 0.00 83 34.29 0.00
usDz17 34.07 0.02 174 34.53 0.01
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